Purchase Report by Report Date

July 1, 2011 to July 31, 2011

COMMON E PRIVATE EQUITY
NJ DIVISION OF INVESTMENT

FUND: NJBE

View Date: August 10, 2011

STATE STREET,

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
EQUITY
EURO CURRENCY
UNITED STATES
ACI0055B4 GOLDMAN SACHS PVT EQ NJ Il LTD PARTNERSHIP 26 Jul 2011 26 Jul 2011 CAPITAL CALL EUR/BOS
8,578,724.000 0.710985 Local 1.000000 0.00 0.00 0.00 8,578,724.00
Base 1.406500 0.00 0.00 0.00 12,065,975.30
26 Jul 2011 26 Jul 2011 MANAGEMENT FEES INSIDE-COMMIT EUR/BOS
357,642.000 0.710985 Local 1.000000 0.00 0.00 0.00 357,642.00
Base 1.406500 0.00 0.00 0.00 503,023.47
ACI0055B4 Total
8,936,366.000 Local 0.00 0.00 0.00 8,936,366.00
Base 0.00 0.00 0.00 12,568,998.77
UNITED STATES Total
8,936,366.000 Local 0.00 0.00 0.00 8,936,366.00
Base 0.00 0.00 0.00 12,568,998.77
EURO CURRENCY Total
8,936,366.000 Local 0.00 0.00 0.00 8,936,366.00
Base 0.00 0.00 0.00 12,568,998.77
US DOLLAR
05799Vv964 BDCM OPPORTUNITY FUND Il LP 01 Jul 2011 01 Jul 2011 MANAGEMENT FEES INSIDE-COMMIT USD/BOS
170,331.030 1.000000 Local 1.000000 0.00 0.00 0.00 170,331.03
Base 1.000000 0.00 0.00 0.00 170,331.03
01 Jul 2011 01 Jul 2011 PARTNERSHIP COST-INSIDE COMMIT USD/BOS
21,181.260 1.000000 Local 1.000000 0.00 0.00 0.00 21,181.26
Base 1.000000 0.00 0.00 0.00 21,181.26
05799V964 Total
191,512.290 Local 0.00 0.00 0.00 191,512.29
Base 0.00 0.00 0.00 191,512.29

Page 1

Books Closed

Prepared by State Street




Purchase Report by Report Date COMMON E FRIVATE EQUITY
NJ DIVISION OF INVESTMENT

FUND: NJBE

STATE STREET.

July 1, 2011 to July 31, 2011 View Date: August 10, 2011
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

15299C937 CENTERBRIDGE CAPITAL PARTNERS LIMITED PARTNERSHIP 08 Jul 2011 08 Jul 2011 CAPITAL CALL USD/BOS
1,088,388.000 1.000000 Local 1.000000 0.00 0.00 0.00 1,088,388.00
Base 1.000000 0.00 0.00 0.00 1,088,388.00

36699V911 GSO CAPITAL OPPORTUNITY LMTD PARTNERSHIP 28 Jul 2011 28 Jul 2011 CAPITAL CALL USD/BOS
7,195,221.000 1.000000 Local 1.000000 0.00 0.00 0.00 7,195,221.00
Base 1.000000 0.00 0.00 0.00 7,195,221.00

45879A910 INTERMEDIA PARTNERS VII L P LIMITED PARTNERS 07 Jul 2011 07 Jul 2011 CAPITAL CALL USD/BOS
623,950.610 1.000000 Local 1.000000 0.00 0.00 0.00 623,950.61
Base 1.000000 0.00 0.00 0.00 623,950.61

07 Jul 2011 07 Jul 2011 MANAGEMENT FEES INSIDE-COMMIT USD/BOS
512,344.430 1.000000 Local 1.000000 0.00 0.00 0.00 512,344.43
Base 1.000000 0.00 0.00 0.00 512,344.43

07 Jul 2011 07 Jul 2011 PARTNERSHIP COST-INSIDE COMMIT USD/BOS
25,258.300 1.000000 Local 1.000000 0.00 0.00 0.00 25,258.30
Base 1.000000 0.00 0.00 0.00 25,258.30

45879A910 Total

1,161,553.340 Local 0.00 0.00 0.00 1,161,5653.34
Base 0.00 0.00 0.00 1,161,553.34

469993943 JLL PARTNERS FUND V LP 05 Jul 2011 05 Jul 2011 MANAGEMENT FEES INSIDE-COMMIT USD/BOS
223,104.000 1.000000 Local 1.000000 0.00 0.00 0.00 223,104.00
Base 1.000000 0.00 0.00 0.00 223,104.00

469993968 JLL PARTNERS FUND VI LP 05 Jul 2011 05 Jul 2011 MANAGEMENT FEES INSIDE-COMMIT USD/BOS
1,255,668.000 1.000000 Local 1.000000 0.00 0.00 0.00 1,255,668.00
Base 1.000000 0.00 0.00 0.00 1,255,668.00

52899A961 LEXINGTON CAPITAL PTNRS VI LP 11 Jul 2011 11 Jul 2011 CAPITAL CALL USD/BOS
181,642.000 1.000000 Local 1.000000 0.00 0.00 0.00 181,642.00
Base 1.000000 0.00 0.00 0.00 181,642.00
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11 Jul 2011 11 Jul 2011 MANAGEMENT FEES INSIDE-COMMIT USD/BOS
85,479.000 1.000000 Local 1.000000 0.00 0.00 0.00 85,479.00
Base 1.000000 0.00 0.00 0.00 85,479.00
52899A961 Total
267,121.000 Local 0.00 0.00 0.00 267,121.00
Base 0.00 0.00 0.00 267,121.00
64799B940 NEW MOUNTAIN PARTNERS llI LIMITED PARTNERSHIP 05 Jul 2011 05 Jul 2011 MANAGEMENT FEES INSIDE-COMMIT USD/BOS
507,143.000 1.000000 Local 1.000000 0.00 0.00 0.00 507,143.00
Base 1.000000 0.00 0.00 0.00 507,143.00
05 Jul 2011 05 Jul 2011 PARTNERSHIP COST-INSIDE COMMIT USD/BOS
130,433.000 1.000000 Local 1.000000 0.00 0.00 0.00 130,433.00
Base 1.000000 0.00 0.00 0.00 130,433.00
64799B940 Total
637,576.000 Local 0.00 0.00 0.00 637,576.00
Base 0.00 0.00 0.00 637,576.00
648992998 KPS SPECIAL SITUATIONS FND lil LIMITED PARTNERSHIP ~ 08 Jul 2011 08 Jul 2011 MANAGEMENT FEES INSIDE-COMMIT USD/BOS
86,616.020 1.000000 Local 1.000000 0.00 0.00 0.00 86,616.02
Base 1.000000 0.00 0.00 0.00 86,616.02
08 Jul 2011 08 Jul 2011 PARTNERSHIP COST-INSIDE COMMIT USD/BOS
3,361.250 1.000000 Local 1.000000 0.00 0.00 0.00 3,361.25
Base 1.000000 0.00 0.00 0.00 3,361.25
648992998 Total
89,977.270 Local 0.00 0.00 0.00 89,977.27
Base 0.00 0.00 0.00 89,977.27
652998964 NEWSTONE CAPITAL PARTNERS LP 08 Jul 2011 08 Jul 2011 CAPITAL CALL USD/BOS
1,222,747.000 1.000000 Local 1.000000 0.00 0.00 0.00 1,222,747.00
Base 1.000000 0.00 0.00 0.00 1,222,747.00

Page 3 Books Closed Prepared by State Street



Purchase Report by Report Date

COMMON E PRIVATE EQUITY
NJ DIVISION OF INVESTMENT

FUND:  NJBE STATE STREET.
July 1, 2011 to July 31, 2011 View Date: August 10, 2011
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
65299R947 ONEX PARTNERS llIL P 19 Jul 2011 19 Jul 2011 MANAGEMENT FEES INSIDE-COMMIT USD/BOS
860,895.000 1.000000 Local 1.000000 0.00 0.00 0.00 860,895.00
Base 1.000000 0.00 0.00 0.00 860,895.00
19 Jul 2011 19 Jul 2011 PARTNERSHIP COST-INSIDE COMMIT USD/BOS
43,157.000 1.000000 Local 1.000000 0.00 0.00 0.00 43,157.00
Base 1.000000 0.00 0.00 0.00 43,157.00
65299R947 Total
904,052.000 Local 0.00 0.00 0.00 904,052.00
Base 0.00 0.00 0.00 904,052.00
671999936 OAK HILL CAPITAL PARTNERS Il LP 29 Jul 2011 29 Jul 2011 CAPITAL CALL USD/BOS
4,643,735.680 1.000000 Local 1.000000 0.00 0.00 0.00 4,643,735.68
Base 1.000000 0.00 0.00 0.00 4,643,735.68
68299M959 ONEX PARTNERS Il LP 07 Jul 2011 07 Jul 2011 PARTNERSHIP COST-INSIDE COMMIT USD/BOS
5,227.000 1.000000 Local 1.000000 0.00 0.00 0.00 5,227.00
Base 1.000000 0.00 0.00 0.00 5,227.00
76199H921 THE RESOLUTE FUND II L.P. 13 Jul 2011 13 Jul 2011 CAPITAL CALL USD/BOS
1,228,548.000 1.000000 Local 1.000000 0.00 0.00 0.00 1,228,548.00
Base 1.000000 0.00 0.00 0.00 1,228,548.00
21Jul 2011 21 Jul 2011 MANAGEMENT FEES INSIDE-COMMIT USD/BOS
160,834.000 1.000000 Local 1.000000 0.00 0.00 0.00 160,834.00
Base 1.000000 0.00 0.00 0.00 160,834.00
21 Jul 2011 21 Jul 2011 PARTNERSHIP COST-INSIDE COMMIT USD/BOS
62,278.000 1.000000 Local 1.000000 0.00 0.00 0.00 62,278.00
Base 1.000000 0.00 0.00 0.00 62,278.00
76199H921 Total
1,451,660.000 Local 0.00 0.00 0.00 1,451,660.00
Base 0.00 0.00 0.00 1,451,660.00
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770999928  TPG STAR LIMITED PARTNERSHIP 22 Jul 2011 22 Jul 2011 CAPITAL CALL USD/BOS
477,542.000 1.000000 Local 1.000000 0.00 0.00 0.00 477,542.00
Base 1.000000 0.00 0.00 0.00 477,542.00

77099A966  TPG PARTNERS V LIMITED PARTNERS 05 Jul 2011 05 Jul 2011 CAPITAL CALL USD/BOS
368,784.000 1.000000 Local 1.000000 0.00 0.00 0.00 368,784.00
Base 1.000000 0.00 0.00 0.00 368,784.00

05Jul 2011 05 Jul 2011 MANAGEMENT FEES INSIDE-COMMIT USD/BOS
350,072.000 1.000000 Local 1.000000 0.00 0.00 0.00 350,072.00
Base 1.000000 0.00 0.00 0.00 350,072.00

77099A966 Total

718,856.000 Local 0.00 0.00 0.00 718,856.00
Base 0.00 0.00 0.00 718,856.00

77099B915  TPG PARTNERS VI LIMITED PARTNERSHIP 08 Jul 2011 08 Jul 2011 CAPITAL CALL USD/BOS
5,918,375.000 1.000000 Local 1.000000 0.00 0.00 0.00 5,918,375.00
Base 1.000000 0.00 0.00 0.00 5,918,375.00

08 Jul 2011 08 Jul 2011 MANAGEMENT FEES INSIDE-COMMIT USD/BOS
1,438,775.000 1.000000 Local 1.000000 0.00 0.00 0.00 1,438,775.00
Base 1.000000 0.00 0.00 0.00 1,438,775.00

77099B915 Total

7,357,150.000 Local 0.00 0.00 0.00 7,357,150.00
Base 0.00 0.00 0.00 7,357,150.00

884999962  THOMAS H LEE EQUITY FUND VI LIMITED PARTNERSHIP 05 Jul 2011 05 Jul 2011 CAPITAL CALL USD/BOS
708,053.000 1.000000 Local 1.000000 0.00 0.00 0.00 708,053.00
Base 1.000000 0.00 0.00 0.00 708,053.00

89299E979  TPG FINANCIAL PARTNERS LP 07 Jul 2011 07 Jul 2011 CAPITAL CALL USD/BOS
1,982,042.000 1.000000 Local 1.000000 0.00 0.00 0.00 1,982,042.00
Base 1.000000 0.00 0.00 0.00 1,982,042.00
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07 Jul 2011 07 Jul 2011 MANAGEMENT FEES INSIDE-COMMIT USD/BOS
53,627.000 1.000000 Local 1.000000 0.00 0.00 0.00 53,627.00
Base 1.000000 0.00 0.00 0.00 53,627.00
89299E979 Total
2,035,669.000 Local 0.00 0.00 0.00 2,035,669.00
Base 0.00 0.00 0.00 2,035,669.00
927997999 VISTA EQUITY PARTNERS I LP 01 Jul 2011 01 Jul 2011 MANAGEMENT FEES INSIDE-COMMIT USD/BOS
634,950.000 1.000000 Local 1.000000 0.00 0.00 0.00 634,950.00
Base 1.000000 0.00 0.00 0.00 634,950.00
01 Jul 2011 01 Jul 2011 PARTNERSHIP COST-INSIDE COMMIT USD/BOS
62,703.000 1.000000 Local 1.000000 0.00 0.00 0.00 62,703.00
Base 1.000000 0.00 0.00 0.00 62,703.00
927997999 Total
697,653.000 Local 0.00 0.00 0.00 697,653.00
Base 0.00 0.00 0.00 697,653.00
960998953 WAYZATA OPPORTUNIES LP 25Jul 2011 25 Jul 2011 CAPITAL CALL USD/BOS
352,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 352,000.00
Base 1.000000 0.00 0.00 0.00 352,000.00
985AFB908 JP MORGAN VENTURE CAPITAL IlI LIMITED PARTNERSHIP ~ 08 Jul 2011 08 Jul 2011 CAPITAL CALL USD/BOS
1,652,678.000 1.000000 Local 1.000000 0.00 0.00 0.00 1,652,678.00
Base 1.000000 0.00 0.00 0.00 1,652,678.00
20 Jul 2011 20 Jul 2011 MANAGEMENT FEES INSIDE-COMMIT USD/BOS
137,500.000 1.000000 Local 1.000000 0.00 0.00 0.00 137,500.00
Base 1.000000 0.00 0.00 0.00 137,500.00
985AFB908 Total
1,790,178.000 Local 0.00 0.00 0.00 1,790,178.00
Base 0.00 0.00 0.00 1,790,178.00
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ACI004Q06 DLJ MERCHANT BANKING PTRS IV LIMITED PARTNERSHIP 15 Jul 2011 15 Jul 2011 CAPITAL CALL USD/BOS
30,354.550 1.000000 Local 1.000000 0.00 0.00 0.00 30,354.55
Base 1.000000 0.00 0.00 0.00 30,354.55

ACI004QT5 MADISON DEARBORN CAP PTRS VA  LIMITED PARTNERSHIP 05 Jul 2011 05 Jul 2011 MANAGEMENT FEES INSIDE-COMMIT USD/BOS
161,514.000 1.000000 Local 1.000000 0.00 0.00 0.00 161,514.00
Base 1.000000 0.00 0.00 0.00 161,514.00

05 Jul 2011 05 Jul 2011 PARTNERSHIP COST-INSIDE COMMIT USD/BOS
22,410.000 1.000000 Local 1.000000 0.00 0.00 0.00 22,410.00
Base 1.000000 0.00 0.00 0.00 22,410.00

ACI004QTS5 Total

183,924.000 Local 0.00 0.00 0.00 183,924.00
Base 0.00 0.00 0.00 183,924.00

ACI004RB3 AUDAX MEZZANINE FUND I LIMITED PARTNERSHIP 13 Jul 2011 13 Jul 2011 MANAGEMENT FEES INSIDE-COMMIT USD/BOS
184,065.690 1.000000 Local 1.000000 0.00 0.00 0.00 184,065.69
Base 1.000000 0.00 0.00 0.00 184,065.69

ACI004RE7 CS/NJDI EMERGING OPPS FND LIMITED PARTNERSHIP 01 Jul 2011 01 Jul 2011 CAPITAL CALL USD/BOS
367,946.030 1.000000 Local 1.000000 0.00 0.00 0.00 367,946.03
Base 1.000000 0.00 0.00 0.00 367,946.03

07 Jul 2011 07 Jul 2011 CAPITAL CALL USD/BOS
400,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 400,000.00
Base 1.000000 0.00 0.00 0.00 400,000.00

14 Jul 2011 14 Jul 2011 CAPITAL CALL USD/BOS
2,000,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 2,000,000.00
Base 1.000000 0.00 0.00 0.00 2,000,000.00

28 Jul 2011 28 Jul 2011 CAPITAL CALL USD/BOS
1,894,145.000 1.000000 Local 1.000000 0.00 0.00 0.00 1,894,145.00
Base 1.000000 0.00 0.00 0.00 1,894,145.00
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ACI004RE7 Total
4,662,091.030 Local 0.00 0.00 0.00 4,662,091.03
Base 0.00 0.00 0.00 4,662,091.03
ACI004RHO NJHL EUR BUYOUT FND SER C LIMITED PARTNERSHIP 15 Jul 2011 15 Jul 2011 MANAGEMENT FEES INSIDE-COMMIT USD/BOS
243,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 243,000.00
Base 1.000000 0.00 0.00 0.00 243,000.00
18 Jul 2011 18 Jul 2011 CAPITAL CALL USD/BOS
4,085,248.210 1.000000 Local 1.000000 0.00 0.00 0.00 4,085,248.21
Base 1.000000 0.00 0.00 0.00 4,085,248.21
ACI004RHO Total
4,328,248.210 Local 0.00 0.00 0.00 4,328,248.21
Base 0.00 0.00 0.00 4,328,248.21
ACI004RI8 SONJ PVT OPPORTUNITIES FND II LIMITED PARTNERSHIP 06 Jul 2011 06 Jul 2011 CAPITAL CALL USD/BOS
714,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 714,000.00
Base 1.000000 0.00 0.00 0.00 714,000.00
12 Jul 2011 12 Jul 2011 CAPITAL CALL USD/BOS
196,100.000 1.000000 Local 1.000000 0.00 0.00 0.00 196,100.00
Base 1.000000 0.00 0.00 0.00 196,100.00
ACI004RI8 Total
910,100.000 Local 0.00 0.00 0.00 910,100.00
Base 0.00 0.00 0.00 910,100.00
ACI004S22 NB/NJ CUSTOM INVESTMENT FND LIMITED PARTNERSHIP 07 Jul 2011 07 Jul 2011 CAPITAL CALL USD/BOS
1,333,333.000 1.000000 Local 1.000000 0.00 0.00 0.00 1,333,333.00
Base 1.000000 0.00 0.00 0.00 1,333,333.00
26 Jul 2011 26 Jul 2011 CAPITAL CALL USD/BOS
9,047,619.000 1.000000 Local 1.000000 0.00 0.00 0.00 9,047,619.00
Base 1.000000 0.00 0.00 0.00 9,047,619.00

ACIl004S22 Total
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10,380,952.000 Local 0.00 0.00 0.00 10,380,952.00
Base 0.00 0.00 0.00 10,380,952.00
ACI004S30 NEW JERSY ASIA INVESTORS LIMITED PARTNERSHIP 29 Jul 2011 29 Jul 2011 CAPITAL CALL USD/BOS
4,081,548.000 1.000000 Local 1.000000 0.00 0.00 0.00 4,081,548.00
Base 1.000000 0.00 0.00 0.00 4,081,548.00
29 Jul 2011 29 Jul 2011 MANAGEMENT FEES INSIDE-COMMIT USD/BOS
220,332.000 1.000000 Local 1.000000 0.00 0.00 0.00 220,332.00
Base 1.000000 0.00 0.00 0.00 220,332.00
29 Jul 2011 29 Jul 2011 PARTNERSHIP COST-INSIDE COMMIT USD/BOS
45,044.000 1.000000 Local 1.000000 0.00 0.00 0.00 45,044.00
Base 1.000000 0.00 0.00 0.00 45,044.00
ACI004S30 Total
4,346,924.000 Local 0.00 0.00 0.00 4,346,924.00
Base 0.00 0.00 0.00 4,346,924.00
ACI004548 NJHL EUR BUYOUT FND Il SER B LIMITED PARTNERSHIP 06 Jul 2011 06 Jul 2011 CAPITAL CALL USD/BOS
164,175.000 1.000000 Local 1.000000 0.00 0.00 0.00 164,175.00
Base 1.000000 0.00 0.00 0.00 164,175.00
15Jul 2011 15 Jul 2011 MANAGEMENT FEES INSIDE-COMMIT USD/BOS
218,700.000 1.000000 Local 1.000000 0.00 0.00 0.00 218,700.00
Base 1.000000 0.00 0.00 0.00 218,700.00
18 Jul 2011 18 Jul 2011 CAPITAL CALL USD/BOS
317,574.480 1.000000 Local 1.000000 0.00 0.00 0.00 317,574.48
Base 1.000000 0.00 0.00 0.00 317,574.48
22 Jul 2011 22 Jul 2011 CAPITAL CALL USD/BOS
132,429.640 1.000000 Local 1.000000 0.00 0.00 0.00 132,429.64
Base 1.000000 0.00 0.00 0.00 132,429.64
22 Jul 2011 22 Jul 2011 CAPITAL CALL USD/BOS
25,626.110 1.000000 Local 1.000000 0.00 0.00 0.00 25,626.11
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Base 1.000000 0.00 0.00 0.00 25,626.11
ACI004S48 Total
858,505.230 Local 0.00 0.00 0.00 858,505.23
Base 0.00 0.00 0.00 858,505.23
ACI004S55 NJHL EUR BUYOUT FND SER A LIMITED PARTNERSHIP 13 Jul 2011 13 Jul 2011 PARTNERSHIP COST-INSIDE COMMIT USD/BOS
49,750.000 1.000000 Local 1.000000 0.00 0.00 0.00 49,750.00
Base 1.000000 0.00 0.00 0.00 49,750.00
14 Jul 2011 14 Jul 2011 CAPITAL CALL USD/BOS
165,869.400 1.000000 Local 1.000000 0.00 0.00 0.00 165,869.40
Base 1.000000 0.00 0.00 0.00 165,869.40
15Jul 2011 15 Jul 2011 MANAGEMENT FEES INSIDE-COMMIT USD/BOS
196,830.000 1.000000 Local 1.000000 0.00 0.00 0.00 196,830.00
Base 1.000000 0.00 0.00 0.00 196,830.00
ACI004S55 Total
412,449.400 Local 0.00 0.00 0.00 412,449.40
Base 0.00 0.00 0.00 412,449.40
ACI004X83 CSFB/NJDI EMER OPP FD 2008 1 LIMITED PARTNERSHIP ~ 01 Jul 2011 01 Jul 2011 CAPITAL CALL USD/BOS
516,100.880 1.000000 Local 1.000000 0.00 0.00 0.00 516,100.88
Base 1.000000 0.00 0.00 0.00 516,100.88
19Jul 2011 19 Jul 2011 CAPITAL CALL USD/BOS
1,200,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 1,200,000.00
Base 1.000000 0.00 0.00 0.00 1,200,000.00
ACI004X83 Total
1,716,100.880 Local 0.00 0.00 0.00 1,716,100.88
Base 0.00 0.00 0.00 1,716,100.88
ACI004X91 CSFB/NJDI INVESTMENT 2008 1SER ~ LIMITED PARTNERSHIP 12 Jul 2011 12 Jul 2011 CAPITAL CALL USD/BOS
2,400,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 2,400,000.00
Base 1.000000 0.00 0.00 0.00 2,400,000.00
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21Jul2011 21 Jul 2011 CAPITAL CALL USD/BOS
1,600,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 1,600,000.00
Base 1.000000 0.00 0.00 0.00 1,600,000.00

28.Jul 2011 28 Jul 2011 CAPITAL CALL USD/BOS
2,000,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 2,000,000.00
Base 1.000000 0.00 0.00 0.00 2,000,000.00

ACI004X91 Total

6,000,000.000 Local 0.00 0.00 0.00 6,000,000.00
Base 0.00 0.00 0.00 6,000,000.00

ACIO04XC4  CSFB/NJDIINVESTMENT SER 2006 LIMITED PARTNERSHIP 07 Jul 2011 07 Jul 2011 CAPITAL CALL USD/BOS
4,500,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 4,500,000.00
Base 1.000000 0.00 0.00 0.00 4,500,000.00

20 Jul 2011 20 Jul 2011 CAPITAL CALL USD/BOS
4,500,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 4,500,000.00
Base 1.000000 0.00 0.00 0.00 4,500,000.00

ACI004XC4 Total

9,000,000.000 Local 0.00 0.00 0.00 9,000,000.00
Base 0.00 0.00 0.00 9,000,000.00

ACIOODFJ9 ~ NEWSTONE CAP PARTNERS I, LP LIMITED PARTNERSHIP  15Jul 2011 15 Jul 2011 CAPITAL CALL USD/BOS
4,375,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 4,375,000.00
Base 1.000000 0.00 0.00 0.00 4,375,000.00

ACIOONUB7 ~ NEW JERSEY ASIA INVESTORS || LIMITED PARTNERSHIP  11.Jul 2011 11 Jul 2011 CAPITAL CALL USD/BOS
2,483,117.000 1.000000 Local 1.000000 0.00 0.00 0.00 2,483,117.00
Base 1.000000 0.00 0.00 0.00 2,483,117.00

11.0u1 2011 11 Jul 2011 MANAGEMENT FEES INSIDE-COMMIT USD/BOS
465,753.000 1.000000 Local 1.000000 0.00 0.00 0.00 465,753.00
Base 1.000000 0.00 0.00 0.00 465,753.00
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Purchase Report by Report Date

July 1, 2011 to July 31, 2011

COMMON E PRIVATE EQUITY
NJ DIVISION OF INVESTMENT

FUND: NJBE
View Date: August 10, 2011

STATE STREET,

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
11 Jul 2011 11 Jul 2011 PARTNERSHIP COST-INSIDE COMMIT USD/BOS
24,750.000 1.000000 Local 1.000000 0.00 0.00 0.00 24,750.00
Base 1.000000 0.00 0.00 0.00 24,750.00
ACIOONUB? Total
2,973,620.000 Local 0.00 0.00 0.00 2,973,620.00
Base 0.00 0.00 0.00 2,973,620.00
US DOLLAR Total
84,836,978.570 Local 0.00 0.00 0.00 84,836,978.57
Base 0.00 0.00 0.00 84,836,978.57
EQUITY Total
93,773,344.570
Base 0.00 0.00 0.00 97,405,977.34
PURCHASE Total
93,773,344.570
Base 0.00 0.00 0.00 97,405,977.34
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Purchase Report by Report Date COMMON E REAL ESTATE
NJ DIVISION OF INVESTMENT

FUND: NJBR

STATE STREET.

July 1, 2011 to July 31, 2011 View Date: August 10, 2011
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

EQUITY
US DOLLAR
124899956 CB RICHARD ELLIS STRATEGICU.S = OPPORTUNITY PARTNERS 18 Jul 2011 18 Jul 2011 MANAGEMENT FEES INSIDE-COMMIT USD/BOS
334,641.000 1.000000 Local 1.000000 0.00 0.00 0.00 334,641.00
Base 1.000000 0.00 0.00 0.00 334,641.00
141998971 CAPRI URBAN INVESTOR REIT 27 Jul 2011 27 Jul 2011 CAPITAL CALL USD/BOS
1,151,960.000 1.000000 Local 1.000000 0.00 0.00 0.00 1,151,960.00
Base 1.000000 0.00 0.00 0.00 1,151,960.00
50509A934 LASALLE ASIA OPPNTY FNDIII LTD LIMITED PARTNERSHIP 05 Jul 2011 05 Jul 2011 CAPITAL CALL USD/BOS
10,101,010.000 1.000000 Local 1.000000 0.00 0.00 0.00 10,101,010.00
Base 1.000000 0.00 0.00 0.00 10,101,010.00
75899K911 REALTY ASSOCIATES FUND IX LIMITED PARTNERSHIP 18 Jul 2011 18 Jul 2011 CAPITAL CALL USD/BOS
7,000,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 7,000,000.00
Base 1.000000 0.00 0.00 0.00 7,000,000.00
ACI004QF5 NJDOI/GMAM CORE PLUS REAL EST  REIT 22 Jul 2011 22 Jul 2011 CAPITAL CALL USD/BOS
579,577.530 1.000000 Local 1.000000 0.00 0.00 0.00 579,577.53
Base 1.000000 0.00 0.00 0.00 579,577.53
26 Jul 2011 26 Jul 2011 CAPITAL CALL USD/BOS
990,894.040 1.000000 Local 1.000000 0.00 0.00 0.00 990,894.04
Base 1.000000 0.00 0.00 0.00 990,894.04
ACI004QFS5 Total
1,570,471.570 Local 0.00 0.00 0.00 1,570,471.57
Base 0.00 0.00 0.00 1,670,471.57
ACI004R15 TUCKER DEVELOPMENT ACQUISITION REIT 01 Jul 2011 01 Jul 2011 CAPITAL CALL USD/BOS
137,513.750 1.000000 Local 1.000000 0.00 0.00 0.00 137,513.75
Base 1.000000 0.00 0.00 0.00 137,513.75
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Purchase Report by Report Date

July 1, 2011 to July 31, 2011

COMMON E REAL ESTATE
NJ DIVISION OF INVESTMENT

FUND: NJBR

View Date: August 10, 2011

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
01 Jul 2011 01 Jul 2011 PARTNERSHIP COST-INSIDE COMMIT USD/BOS
1,5612,651.270 1.000000 Local 1.000000 0.00 0.00 0.00 1,512,651.27
Base 1.000000 0.00 0.00 0.00 1,512,651.27
ACI004R15 Total
1,650,165.020 Local 0.00 0.00 0.00 1,650,165.02
Base 0.00 0.00 0.00 1,650,165.02
ACI005C34 BLACKSTONE RE PRTNR VI TE 2 REIT 06 Jul 2011 06 Jul 2011 CAPITAL CALL USD/BOS
84,373.000 1.000000 Local 1.000000 0.00 0.00 0.00 84,373.00
Base 1.000000 0.00 0.00 0.00 84,373.00
11 Jul 2011 11 Jul 2011 CAPITAL CALL USD/BOS
794,861.000 1.000000 Local 1.000000 0.00 0.00 0.00 794,861.00
Base 1.000000 0.00 0.00 0.00 794,861.00
22 Jul 2011 22 Jul 2011 CAPITAL CALL USD/BOS
291,748.000 1.000000 Local 1.000000 0.00 0.00 0.00 291,748.00
Base 1.000000 0.00 0.00 0.00 291,748.00
ACI005C34 Total
1,170,982.000 Local 0.00 0.00 0.00 1,170,982.00
Base 0.00 0.00 0.00 1,170,982.00
ACIO005N7 LONE STAR FUND VII (U.S.) REIT 15Jul 2011 15 Jul 2011 CAPITAL CALL USD/BOS
27,395,443.900 1.000000 Local 1.000000 0.00 0.00 0.00 27,395,443.90
Base 1.000000 0.00 0.00 0.00 27,395,443.90
US DOLLAR Total
50,374,673.490 Local 0.00 0.00 0.00 50,374,673.49
Base 0.00 0.00 0.00 50,374,673.49
EQUITY Total
50,374,673.490
Base 0.00 0.00 0.00 50,374,673.49
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Purchase Report by Report Date

COMMON E REAL ESTATE
NJ DIVISION OF INVESTMENT

FUND:  NJBR STATE STREET.

July 1, 2011 to July 31, 2011 View Date: August 10, 2011
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
PURCHASE Total
50,374,673.490
Base 0.00 0.00 0.00 50,374,673.49
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COMMON E REAL ASSET HEDGES
CLIENT MANAGED

FUND: NJDL
View Date: August 10, 2011

STATE STREET.

Base Currency: USD - USD
Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate
Units/Original Face

Trd Date Stl Date  Fail Days Broker Name
Price Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds
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Purchase and Sales by Report Date

July 1, 2011 to July 31, 2011

COMMON E REAL ASSETS EQTY/HEDG
COMMON E REAL ASSETS EQTY/HEDG

FUND: NJDP
View Date: August 10, 2011

STATE STREET.

Base Currency: USD - USD

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate

Units/Original Face

Trd Date Stl Date  Fail Days Broker Name
Price Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds
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Purchase Report by Report Date

July 1, 2011 to July 31, 2011

COMMON E REAL ASSETS ETF/HEDGE

View Date:

NJ DIVISION OF INVESTMENT

FUND: NJDW
August 10, 2011

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
EQUITY
US DOLLAR
739358105 POWERSHARES DB COMMODITY UNIT BEN INT 27 Jul 2011 OPEN SANFORD CBERNSTEIN CO LLC uUSD/DTC 0.01
650,000.000 1.000000 Local 30.690600 0.00 6,500.00 0.00 19,955,390.00
Base 30.690600 0.00 6,500.00 0.00 19,955,390.00
78463V107 SPDR GOLD SHARES SPDR GOLD TRUST 06 Jul 2011 11 Jul 2011 SANFORD CBERNSTEIN CO LLC USD/DTC 0.01
134,225.000 1.000000 Local 148.927400 0.00 1,342.25 0.00 19,991,122.52
Base 148.927400 0.00 1,342.25 0.00 19,991,122.52
US DOLLAR Total
784,225.000 Local 0.00 7,842.25 0.00 39,946,512.52
Base 0.00 7,842.25 0.00 39,946,512.52
EQUITY Total
784,225.000
Base 0.00 7,842.25 0.00 39,946,512.52
OPTIONS BOUGHT
US DOLLAR
992170880 POWERSHARES DB COMMODITY OCT11 29 PUT 27 Jul 2011 28 Jul 2011 GOLDMAN SACHS + CO USD/NYF 1.00
2,000.000 1.000000 Local 0.700000 0.00 2,000.00 0.00 142,000.00
Base 0.700000 0.00 2,000.00 0.00 142,000.00
997227359 SPDR GOLD SHARES OTC11 145 PUT 06 Jul 2011 07 Jul 2011 GOLDMAN SACHS + CO USD/NYF 2.00
500.000 1.000000 Local 3.300000 0.00 1,000.00 0.00 166,000.00
Base 3.300000 0.00 1,000.00 0.00 166,000.00
997237176 SPDR GOLD TRUST SEP11 150 PUT 12 Jul 2011 13 Jul 2011 GOLDMAN SACHS + CO USD/NYF 2.00
500.000 1.000000 Local 2.960000 0.00 1,000.00 0.00 149,000.00
Base 2.960000 0.00 1,000.00 0.00 149,000.00
13Jul 2011 14 Jul 2011 GOLDMAN SACHS + CO USD/NYF 2.00
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NJ DIVISION OF INVESTMENT

FUND:  NJDW STATE STREET.

July 1, 2011 to July 31, 2011 View Date: August 10, 2011
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

500.000 1.000000 Local 2.710000 0.00 1,000.00 0.00 136,500.00
Base 2.710000 0.00 1,000.00 0.00 136,500.00
997237176 Total

1,000.000 Local 0.00 2,000.00 0.00 285,500.00
Base 0.00 2,000.00 0.00 285,500.00

US DOLLAR Total
3,500.000 Local 0.00 5,000.00 0.00 593,500.00
Base 0.00 5,000.00 0.00 593,500.00

OPTIONS BOUGHT Total

3,500.000
Base 0.00 5,000.00 0.00 593,500.00
OPTIONS EXPIRED_WRTS
US DOLLAR
997185466 POWERSHARES DB COMMODITY JUL11 31 CALL 16 Jul 2011 16 Jul 2011 OPTION EXPIRED usDh/
1,000.000 1.000000 Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
US DOLLAR Total
1,000.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00
OPTIONS EXPIRED_WRTS Total
1,000.000
Base 0.00 0.00 0.00 0.00
PURCHASE Total
788,725.000
Base 0.00 12,842.25 0.00 40,540,012.52
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NJ DIVISION OF INVESTMENT

FUND:  NJDW STATE STREET.

July 1, 2011 to July 31, 2011 View Date: August 10, 2011
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

OPTIONS EXPIRED_BUYS

US DOLLAR
997185680 POWERSHARES DB COMMODITY JUL11 28 PUT 16 Jul 2011 16 Jul 2011 OPTION EXPIRED usD/
2,000.000 1.000000 Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
US DOLLAR Total
2,000.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

OPTIONS EXPIRED_BUYS Total

2,000.000
Base 0.00 0.00 0.00 0.00
OPTIONS SOLD
US DOLLAR
997227359 SPDR GOLD SHARES OTC11 145 PUT 13 Jul 2011 14 Jul 2011 GOLDMAN SACHS + CO USD/NYF 2.00
500.000 1.000000 Local 2.110000 0.00 1,000.00 2.03 104,497.97
Base 2.110000 0.00 1,000.00 2.03 104,497.97
US DOLLAR Total
500.000 Local 0.00 1,000.00 2.03 104,497.97
Base 0.00 1,000.00 2.03 104,497.97
OPTIONS SOLD Total
500.000
Base 0.00 1,000.00 2.03 104,497.97
OPTIONS WRITTEN
US DOLLAR
997095343 SPDR GOLD TRUST SEP11 155 CALL 11 Jul 2011 12 Jul 2011 GOLDMAN SACHS + CO USD/NYF 2.00
1,000.000 1.000000 Local 2.385000 0.00 2,000.00 4.58 236,495.42
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NJ DIVISION OF INVESTMENT

FUND:  NJDW STATE STREET.

July 1, 2011 to July 31, 2011 View Date: August 10, 2011
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

Base 2.385000 0.00 2,000.00 4.58 236,495.42
997133508 SPDR GOLD TRUST SEP11 160 CALL 06 Jul 2011 07 Jul 2011 GOLDMAN SACHS + CO USD/NYF 1.00
1,000.000 1.000000 Local 0.940000 0.00 1,000.00 1.81 92,998.19
Base 0.940000 0.00 1,000.00 1.81 92,998.19
997267017 POWERSHARES DB COMMODITY IND JAN12 33 CALL 28 Jul 2011 29 Jul 2011 GOLDMAN SACHS + CO USD/NYF 1.00
1,000.000 1.000000 Local 0.800000 0.00 1,000.00 1.54 78,998.48
Base 0.800000 0.00 1,000.00 1.54 78,998.48
US DOLLAR Total
3,000.000 Local 0.00 4,000.00 7.93 408,492.09
Base 0.00 4,000.00 7.93 408,492.09
OPTIONS WRITTEN Total
3,000.000
Base 0.00 4,000.00 7.93 408,492.09
SALES Total
5,500.000
Base 0.00 5,000.00 9.96 512,990.06

Page 21 Books Closed Prepared by State Street



Purchase Report by Report Date

COMMON E GLOBAL REITS
NJ DIVISION OF INVESTMENT

FUND:  NJDX STATE STREET.
July 1, 2011 to July 31, 2011 View Date: August 10, 2011
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
EQUITY
AUSTRALIAN DOLLAR
685085003 STOCKLAND REIT NPV 07 Jul 2011 12 Jul 2011 INSTINET LLC AUD/AU8
300,000.000 0.928591 Local 3.300500 0.00 594.09 0.00 990,744.09
Base 3.554310 0.00 639.78 0.00 1,066,932.69
25 Jul 2011 28 Jul 2011 INSTINET LLC AUD/AU8
150,000.000 0.922382 Local 3.095200 0.00 278.57 0.00 464,558.57
Base 3.355660 0.00 302.01 0.00 503,650.95
685085003 Total
450,000.000 Local 0.00 872.66 0.00 1,455,302.66
Base 0.00 941.79 0.00 1,570,583.64
ACI00C7S0 WESTFIELD RETAIL TRUST REIT 06 Jul 2011 11 Jul 2011 HSBC BANKAUSTRALIA LIMITED AUD/AU8 0.01
400,000.000 0.935760 Local 2.691900 0.00 2,153.52 0.00 1,078,913.52
Base 2.876699 0.00 2,301.36 0.00 1,152,981.02
07 Jul 2011 12 Jul 2011 BNY CONVERGEX AUD/AU8
200,000.000 0.928591 Local 2.705900 0.00 324.71 0.00 541,504.71
Base 2.913985 0.00 349.68 0.00 583,146.63
22 Jul 2011 OPEN INSTINET AUSTRALIA CLEARING SRVC PT AUD/AU8
200,000.000 0.921022 Local 2.571900 0.00 308.63 0.00 514,688.63
Base 2.792441 0.00 335.10 0.00 558,823.38
ACI00C7S0 Total
800,000.000 Local 0.00 2,786.86 0.00 2,135,106.86
Base 0.00 2,986.14 0.00 2,294,951.03
AUSTRALIAN DOLLAR Total
1,250,000.000 Local 0.00 3,659.52 0.00 3,590,409.52
Base 0.00 3,927.93 0.00 3,865,534.67

HONG KONG DOLLAR
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Purchase Report by Report Date COMMON E GLOBAL REITS
NJ DIVISION OF INVESTMENT

FUND:  NJDX STATE STREET.

July 1, 2011 to July 31, 2011 View Date: August 10, 2011
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

643557002 WHARF HOLDINGS LTD COMMON STOCK HKD1.0 12 Jul 2011 14 Jul 2011 BBV CAYMAN ISLAND HKD/HK1 0.01
170,000.000 7.795250 Local 53.416500 0.00 18,161.61 9,807.46 9,108,774.07
Base 6.852442 0.00 2,329.83 1,258.13 1,168,503.14
18 Jul 2011 20 Jul 2011 STATE STREET BANK + TRUST CO LONDON  HKD/HK1
50,000.000 7.796550 Local 54.146000 0.00 1,353.65 2,924.59 2,711,578.24
Base 6.944867 0.00 173.62 375.11 347,792.07
643557002 Total
220,000.000 Local 0.00 19,515.26 12,732.05 11,820,352.31
Base 0.00 2,503.45 1,633.24 1,516,295.21
685992000 SUN HUNG KAI PROPERTIES COMMON STOCKHKD.5 15 Jul 2011 19 Jul 2011 STATE STREET BANK + TRUST CO LONDON  HKD/HK1 0.01
162,000.000 7.794400 Local 114.267300 0.00 9,253.06 19,992.91 18,540,548.57
Base 14.660179 0.00 1,187.14 2,565.04 2,378,701.19
19 Jul 2011 21 Jul 2011 STATE STREET BANK + TRUST CO LONDON  HKD/HK1 0.01
42,000.000 7.794000 Local 113.181000 0.00 2,376.80 5,134.29 4,761,113.08
Base 14.521555 0.00 304.95 658.75 610,869.01
685992000 Total
204,000.000 Local 0.00 11,629.86 25,127.20 23,301,661.65
Base 0.00 1,492.09 3,223.79 2,989,570.20
BOPR2F908 AGILE PROPERTY HOLDINGS LTD COMMON STOCK HKD.1 08 Jul 2011 OPEN BNY CONVERGEX HKD/HK1
718,000.000 7.781800 Local 13.446200 0.00 5,792.62 10,427.35 9,670,591.57
Base 1.727904 0.00 744.38 1,339.97 1,242,719.11
19 Jul 2011 21 Jul 2011 STATE STREET BANK + TRUST CO LONDON  HKD/HK1
75,000.000 7.794000 Local 11.817300 0.00 443.15 957.90 887,698.55
Base 1.516205 0.00 56.86 122.90 113,895.12
BOPR2F908 Total
793,000.000 Local 0.00 6,235.77 11,385.25 10,558,290.12
Base 0.00 801.24 1,462.87 1,356,614.23
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Purchase Report by Report Date

July 1, 2011 to July 31, 2011

COMMON E GLOBAL REITS
NJ DIVISION OF INVESTMENT

FUND: NJDX

View Date: August 10, 2011

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
B27WLD907 SOHO CHINA LTD COMMON STOCK HKD.02 08 Jul 2011 12 Jul 2011 PERSHING LLC HKD/HK1
1,317,000.000 7.781800 Local 7.264700 0.00 5,740.57 10,333.41 9,583,683.88
Base 0.933550 0.00 737.69 1,327.89 1,231,551.04
HONG KONG DOLLAR Total
2,534,000.000 Local 0.00 43,121.46 59,577.91 55,263,987.96
Base 0.00 5,534.47 7,647.79 7,094,030.68
JAPANESE YEN
659760003 MITSUI FUDOSAN CO LTD COMMON STOCK 06 Jul 2011 11 Jul 2011 GOLDMAN SACHS + CO JPY/JP3 0.02
112,421.000 80.900000 Local 1,458.662800 0.00 196,781.00 0.00 164,181,112.00
Base 18.030443 0.00 2,432.40 0.00 2,029,432.78
15Jul 2011 21 Jul 2011 BNY CONVERGEX JPY/JP3 0.01
68,000.000 79.060000 Local 1,439.892600 0.00 58,747.00 0.00 97,971,444.00
Base 18.212656 0.00 743.07 0.00 1,239,203.69
659760003 Total
180,421.000 Local 0.00 255,528.00 0.00 262,152,556.00
Base 0.00 3,175.47 0.00 3,268,636.47
JAPANESE YEN Total
180,421.000 Local 0.00 255,528.00 0.00 262,152,556.00
Base 0.00 3,175.47 0.00 3,268,636.47
SINGAPORE DOLLAR
B192HG901 CDL HOSPITALITY TRUSTS REIT 06 Jul 2011 11 Jul 2011 DBS VICKERS SECURITIES (SINGAPORE) SGD/SG4
65,000.000 1.228950 Local 2.088500 0.00 271.51 54.30 136,078.31
Base 1.699418 0.00 220.93 44.18 110,727.30
07 Jul 2011 12 Jul 2011 P F FROMHERTZ CO SGD/SG4
95,000.000 1.223000 Local 2.084200 0.00 396.00 79.20 198,474.20
Base 1.704170 0.00 323.79 64.76 162,284.71
08 Jul 2011 13 Jul 2011 P F FROMHERTZ CO SGD/SG4
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Purchase Report by Report Date

July 1, 2011 to July 31, 2011

COMMON E GLOBAL REITS
NJ DIVISION OF INVESTMENT

FUND: NJDX

View Date: August 10, 2011

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face

440,000.000 1.221800 Local 2.107600 0.00 1,854.69 370.94 929,569.63
Base 1.724996 0.00 1,518.00 303.60 760,819.80

11 Jul 2011 14 Jul 2011 DBS VICKERS SECURITIES (SINGAPORE) SGD/SG4
80,000.000 1.228050 Local 2.104500 0.00 336.72 67.34 168,764.06
Base 1.713692 0.00 274.19 54.83 137,424 .42

12 Jul 2011 15 Jul 2011 P F FROMHERTZ CO SGD/SG4
109,000.000 1.226650 Local 2.076000 0.00 452.57 90.51 226,827.08
Base 1.692414 0.00 368.95 73.79 184,915.89

13 Jul 2011 18 Jul 2011 P F FROMHERTZ CO SGD/SG4
116,000.000 1.218350 Local 2.071700 0.00 480.63 96.13 240,893.96
Base 1.700414 0.00 394.49 78.90 197,721.48

14 Jul 2011 19 Jul 2011 P F FROMHERTZ CO SGD/SG4
245,000.000 1.218050 Local 2.074600 0.00 1,016.55 203.31 509,496.86
Base 1.703214 0.00 834.57 166.91 418,288.95

B192HG901 Total

1,150,000.000 Local 0.00 4,808.67 961.73 2,410,104.10
Base 0.00 3,934.92 786.97 1,972,182.55

B4KJWS902 GLOBAL LOGISTIC PROPERTIES L COMMON STOCK NPV 05 Jul 2011 08 Jul 2011 P F FROMHERTZ CO SGD/SG4
600,000.000 1.227650 Local 2.074300 0.00 2,489.16 497.83 1,247,566.99
Base 1.689651 0.00 2,027.58 405.51 1,016,223.67

06 Jul 2011 11 Jul 2011 P F FROMHERTZ CO SGD/SG4
50,000.000 1.228950 Local 2.080000 0.00 208.00 41.60 104,249.60
Base 1.692502 0.00 169.25 33.85 84,828.19

07 Jul 2011 12 Jul 2011 P F FROMHERTZ CO SGD/SG4
250,000.000 1.223000 Local 2.096400 0.00 1,048.20 209.64 525,357.84
Base 1.714146 0.00 857.07 171.41 429,564.87

08 Jul 2011 13 Jul 2011 P F FROMHERTZ CO SGD/sG4
275,000.000 1.221800 Local 2.097300 0.00 1,153.52 230.70 578,141.72
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Base 1.716566 0.00 944.12 188.82 473,188.51
22Jul 2011 27 Jul 2011 P F FROMHERTZ CO SGD/SG4
300,000.000 1.208150 Local 2.036700 0.00 1,222.02 244.40 612,476.42
Base 1.685801 0.00 1,011.48 202.29 506,953.95
B4KJWS902 Total
1,475,000.000 Local 0.00 6,120.90 1,224.17 3,067,792.57
Base 0.00 5,009.50 1,001.88 2,510,759.19
SINGAPORE DOLLAR Total
2,625,000.000 Local 0.00 10,929.57 2,185.90 5,477,896.67
Base 0.00 8,944.42 1,788.85 4,482,941.74
US DOLLAR
015271109 ALEXANDRIA REAL ESTATE EQUIT  REIT USD.01 01 Jul 2011 SHUMATE &COMPANY INC USD/DTC 0.04
16,475.000 1.000000 Local 78.418500 0.00 659.00 516.78 1,293,120.57
Base 78.418500 0.00 659.00 516.78 1,293,120.57
01Jul 2011 CANGEL SHUMATE &COMPANY INC uUsD/DTC 0.04
-16,475.000 1.000000 Local 78.418500 0.00 -659.00 -516.78 -1,293,120.57
Base 78.418500 0.00 -659.00 -516.78 -1,293,120.57
01Jul2011 07 Jul 2011 SHUMATE &COMPANY INC USD/DTC 0.04
16,475.000 1.000000 Local 78.418500 0.00 659.00 0.00 1,292,603.80
Base 78.418500 0.00 659.00 0.00 1,292,603.80
015271109 Total
16,475.000 Local 0.00 659.00 0.00 1,292,603.80
Base 0.00 659.00 0.00 1,292,603.80
024013104  AMERICAN ASSETS TRUST INC REIT 27Jul 2011 OPEN HARDING/HALL, INC. uUSD/DTC 0.04
25,000.000 1.000000 Local 21.796600 0.00 1,000.00 0.00 545,915.00
Base 21.796600 0.00 1,000.00 0.00 545,915.00
28Jul 2011 OPEN BANK OF NEW YORK TELEBANK USD/DTC 0.04
10,000.000 1.000000 Local 21.970000 0.00 400.00 0.00 220,100.00
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Base 21.970000 0.00 400.00 0.00 220,100.00
024013104 Total
35,000.000 Local 0.00 1,400.00 0.00 766,015.00
Base 0.00 1,400.00 0.00 766,015.00
024835100 AMERICAN CAMPUS COMMUNITIES  REIT USD.01 05 Jul 2011 BARCLAYS CAPITAL INC./LE uUSD/DTC 0.04
33,000.000 1.000000 Local 36.252100 0.00 1,320.00 478.53 1,198,117.83
Base 36.252100 0.00 1,320.00 478.53 1,198,117.83
05 Jul 2011 CANCEL BARCLAYS CAPITAL INC./LE uUSb/DTC 0.04
-33,000.000 1.000000 Local 36.252100 0.00 -1,320.00 -478.53 -1,198,117.83
Base 36.252100 0.00 -1,320.00 -478.53 -1,198,117.83
05 Jul 2011 08 Jul 2011 BARCLAYS CAPITAL INC./LE uUSD/DTC 0.04
33,000.000 1.000000 Local 36.252100 0.00 1,320.00 0.00 1,197,639.30
Base 36.252100 0.00 1,320.00 0.00 1,197,639.30
024835100 Total
33,000.000 Local 0.00 1,320.00 0.00 1,197,639.30
Base 0.00 1,320.00 0.00 1,197,639.30
05564E106 BRE PROPERTIES INC REIT USD.01 07 Jul 2011 HARDING/HALL, INC. uUSb/DTC 0.04
23,950.000 1.000000 Local 52.605800 0.00 958.00 503.96 1,261,370.87
Base 52.605800 0.00 958.00 503.96 1,261,370.87
07 Jul 2011 CANCEL HARDING/HALL, INC. uUSD/DTC 0.04
-23,950.000 1.000000 Local 52.605800 0.00 -958.00 -503.96 -1,261,370.87
Base 52.605800 0.00 -958.00 -503.96 -1,261,370.87
07 Jul 2011 12 Jul 2011 HARDING/HALL, INC. uUSb/DTC 0.04
23,950.000 1.000000 Local 52.605800 0.00 958.00 0.00 1,260,866.91
Base 52.605800 0.00 958.00 0.00 1,260,866.91
05564E106 Total
23,950.000 Local 0.00 958.00 0.00 1,260,866.91
Base 0.00 958.00 0.00 1,260,866.91
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101121101 BOSTON PROPERTIES INC REIT USD.01 01 Jul 2011 SHUMATE &COMPANY INC USD/DTC 0.04
20,000.000 1.000000 Local 107.112800 0.00 800.00 856.90 2,143,912.89
Base 107.112800 0.00 800.00 856.90 2,143,912.89
01Jul 2011 CANCEL SHUMATE &COMPANY INC USD/DTC 0.04
-20,000.000 1.000000 Local 107.112800 0.00 -800.00 -856.90 -2,143,912.89
Base 107.112800 0.00 -800.00 -856.90 -2,143,912.89
01 Jul 2011 07 Jul 2011 SHUMATE &COMPANY INC USD/DTC 0.04
20,000.000 1.000000 Local 107.112800 0.00 800.00 0.00 2,143,056.00
Base 107.112800 0.00 800.00 0.00 2,143,056.00

101121101 Total
20,000.000 Local 0.00 800.00 0.00 2,143,056.00
Base 0.00 800.00 0.00 2,143,056.00
112900105 BROOKFIELD OFFICE PROPERTIES =~ COMMON STOCK NPV 01 Jul 2011 SHUMATE &COMPANY INC USD/DTC 0.04
133,758.000 1.000000 Local 19.630200 0.00 5,350.32 1,050.28 2,632,096.89
Base 19.630200 0.00 5,350.32 1,050.28 2,632,096.89
01Jul 2011 CANCEL SHUMATE &COMPANY INC USD/DTC 0.04
-133,758.000 1.000000 Local 19.630200 0.00 -5,350.32 -1,050.28 -2,632,096.89
Base 19.630200 0.00 -5,350.32 -1,050.28 -2,632,096.89
01 Jul 2011 07 Jul 2011 SHUMATE &COMPANY INC USD/DTC 0.04
133,758.000 1.000000 Local 19.630195 0.00 5,350.32 0.00 2,631,046.00
Base 19.630195 0.00 5,350.32 0.00 2,631,046.00

112900105 Total
133,758.000 Local 0.00 5,350.32 0.00 2,631,046.00
Base 0.00 5,350.32 0.00 2,631,046.00
165240102 CHESAPEAKE LODGING TRUST REIT USD.01 06 Jul 2011 SANFORD CBERNSTEIN CO LLC USD/DTC 0.01
2,800.000 1.000000 Local 16.699300 0.00 28.00 18.70 46,804.74
Base 16.699300 0.00 28.00 18.70 46,804.74
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06 Jul 2011 CANCEL SANFORD CBERNSTEIN CO LLC USD/DTC 0.01
-2,800.000 1.000000 Local 16.699300 0.00 -28.00 -18.70 -46,804.74
Base 16.699300 0.00 -28.00 -18.70 -46,804.74
08 Jul 2011 13 Jul 2011 SANFORD CBERNSTEIN CO LLC USD/DTC 0.01
10,284.000 1.000000 Local 17.489300 0.00 102.84 0.00 179,962.80
Base 17.489300 0.00 102.84 0.00 179,962.80
11 Jul 2011 14 Jul 2011 SANFORD CBERNSTEIN CO LLC USD/DTC 0.01
36,694.000 1.000000 Local 17.389000 0.00 366.94 0.00 638,438.91
Base 17.389000 0.00 366.94 0.00 638,438.91
12 Jul 2011 15 Jul 2011 SANFORD CBERNSTEIN CO LLC USD/DTC 0.01
222.000 1.000000 Local 17.382000 0.00 222 0.00 3,861.02
Base 17.382000 0.00 222 0.00 3,861.02
06 Jul 2011 11 Jul 2011 SANFORD CBERNSTEIN CO LLC USD/DTC 0.01
2,800.000 1.000000 Local 16.699300 0.00 28.00 0.00 46,786.04
Base 16.699300 0.00 28.00 0.00 46,786.04
165240102 Total
50,000.000 Local 0.00 500.00 0.00 869,048.77
Base 0.00 500.00 0.00 869,048.77
19238U107 COGDELL SPENCER INC REIT USD.01 06 Jul 2011 SHUMATE &COMPANY INC USD/DTC 0.04
50,000.000 1.000000 Local 6.205500 0.00 2,000.00 124.11 312,399.11
Base 6.205500 0.00 2,000.00 124.11 312,399.11
06 Jul 2011 CANCEL SHUMATE &COMPANY INC USD/DTC 0.04
-50,000.000 1.000000 Local 6.205500 0.00 -2,000.00 -124.11 -312,399.11
Base 6.205500 0.00 -2,000.00 -124.11 -312,399.11
08 Jul 2011 13 Jul 2011 FIRST AFFILIATED SEC. (C/O ML) MSTC USD/DTC 0.04
25,000.000 1.000000 Local 6.190100 0.00 1,000.00 0.00 155,752.50
Base 6.190100 0.00 1,000.00 0.00 155,752.50
08 Jul 2011 13 Jul 2011 FIRST AFFILIATED SEC. (C/O ML) MSTC USD/DTC 0.04
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25,000.000 1.000000 Local 6.234600 0.00 1,000.00 0.00 156,865.00
Base 6.234600 0.00 1,000.00 0.00 156,865.00
27 Jul 2011 OPEN STIFEL NICOLAUS + CO INC USD/DTC 0.04
20,000.000 1.000000 Local 6.099900 0.00 800.00 0.00 122,798.00
Base 6.099900 0.00 800.00 0.00 122,798.00
06 Jul 2011 11 Jul 2011 SHUMATE &COMPANY INC USD/DTC 0.04
50,000.000 1.000000 Local 6.205500 0.00 2,000.00 0.00 312,275.00
Base 6.205500 0.00 2,000.00 0.00 312,275.00

19238U107 Total
120,000.000 Local 0.00 4,800.00 0.00 747,690.50
Base 0.00 4,800.00 0.00 747,690.50
195872106 COLONIAL PROPERTIES TRUST REIT USD.01 05 Jul 2011 BARCLAYS CAPITAL INC./LE USD/DTC 0.04
25,000.000 1.000000 Local 20.724100 0.00 1,000.00 207.24 519,309.74
Base 20.724100 0.00 1,000.00 207.24 519,309.74
05 Jul 2011 CANCEL BARCLAYS CAPITAL INC./LE uUSb/DTC 0.04
-25,000.000 1.000000 Local 20.724100 0.00 -1,000.00 -207.24 -519,309.74
Base 20.724100 0.00 -1,000.00 -207.24 -519,309.74
26 Jul 2011 29 Jul 2011 HARDING/HALL, INC. USD/DTC 0.04
25,000.000 1.000000 Local 21.629200 0.00 1,000.00 0.00 541,730.00
Base 21.629200 0.00 1,000.00 0.00 541,730.00
28 Jul 2011 OPEN BANK OF NEW YORK TELEBANK USb/DTC 0.04
25,000.000 1.000000 Local 21.031600 0.00 1,000.00 0.00 526,790.00
Base 21.031600 0.00 1,000.00 0.00 526,790.00
05 Jul 2011 08 Jul 2011 BARCLAYS CAPITAL INC./LE USD/DTC 0.04
25,000.000 1.000000 Local 20.724100 0.00 1,000.00 0.00 519,102.50
Base 20.724100 0.00 1,000.00 0.00 519,102.50

195872106 Total
75,000.000 Local 0.00 3,000.00 0.00 1,587,622.50

Page 30

Books Closed

Prepared by State Street




Purchase Report by Report Date COMMON E GLOBAL REITS
NJ DIVISION OF INVESTMENT

FUND:  NJDX STATE STREET.

July 1, 2011 to July 31, 2011 View Date: August 10, 2011
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

Base 0.00 3,000.00 0.00 1,587,622.50
251591103  DEVELOPERS DIVERSIFIEDRLTY ~ REIT USD.1 05 Jul 2011 BARCLAYS CAPITAL INC./LE USD/DTC 0.04
58,000.000 1.000000 Local 14.504100 0.00 2,320.00 336.50 843,894.30
Base 14.504100 0.00 2,320.00 336.50 843,894.30
05Jul 2011 CANGEL BARCLAYS CAPITAL INC./LE uUSD/DTC 0.04
-58,000.000 1.000000 Local 14.504100 0.00 -2,320.00 -336.50 -843,894.30
Base 14.504100 0.00 -2,320.00 -336.50 -843,894.30
05Jul 2011 08 Jul 2011 BARCLAYS CAPITAL INC./LE USD/DTC 0.04
58,000.000 1.000000 Local 14.504100 0.00 2,320.00 0.00 843,557.80
Base 14.504100 0.00 2,320.00 0.00 843,557.80
251591103 Total
58,000.000 Local 0.00 2,320.00 0.00 843,557.80
Base 0.00 2,320.00 0.00 843,557.80
25960P109  DOUGLAS EMMETT INC REIT USD.0f 01 Jul 2011 SHUMATE &COMPANY INC USD/DTC 0.04
108,303.000 1.000000 Local 20.119800 0.00 4,332.12 871.61 2,184,238.43
Base 20.119800 0.00 4,332.12 871.61 2,184,238.43
01Jul 2011 CANGEL SHUMATE &COMPANY INC uUsD/DTC 0.04
-108,303.000 1.000000 Local 20.119800 0.00 -4,332.12 -871.61 -2,184,238.43
Base 20.119800 0.00 -4,332.12 -871.61 -2,184,238.43
01Jul2011 07 Jul 2011 SHUMATE &COMPANY INC USD/DTC 0.04
108,303.000 1.000000 Local 20.119800 0.00 4,332.12 0.00 2,183,366.82
Base 20.119800 0.00 4,332.12 0.00 2,183,366.82
25960P109 Total
108,303.000 Local 0.00 4,332.12 0.00 2,183,366.82
Base 0.00 4,332.12 0.00 2,183,366.82
26613Q106  DUPONT FABROS TECHNOLOGY ~ REIT USD.001 05 Jul 2011 BARCLAYS CAPITAL INC./LE uUSD/DTC 0.04
30,000.000 1.000000 Local 25.944400 0.00 1,200.00 311.33 779,843.33
Base 25.944400 0.00 1,200.00 311.33 779,843.33
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05 Jul 2011 CANCEL BARCLAYS CAPITAL INC./LE USD/DTC 0.04
-30,000.000 1.000000 Local 25.944400 0.00 -1,200.00 -311.33 -779,843.33
Base 25.944400 0.00 -1,200.00 -311.33 -779,843.33
05 Jul 2011 08 Jul 2011 BARCLAYS CAPITAL INC./LE USD/DTC 0.04
30,000.000 1.000000 Local 25.944400 0.00 1,200.00 0.00 779,532.00
Base 25.944400 0.00 1,200.00 0.00 779,532.00
26613Q106 Total
30,000.000 Local 0.00 1,200.00 0.00 779,532.00
Base 0.00 1,200.00 0.00 779,532.00
29380T105 ENTERTAINMENT PROPERTIES TR REIT USD.01 29 Jul 2011 OPEN JP MORGANSECURITIES LIMITED USD/DTC 0.04
4,000.000 1.000000 Local 46.090900 0.00 160.00 0.00 184,523.60
Base 46.090900 0.00 160.00 0.00 184,523.60
29472R108 EQUITY LIFESTYLE PROPERTIES REIT USD.01 05 Jul 2011 BARCLAYS CAPITAL INC./LE USD/DTC
20,000.000 1.000000 Local 64.816300 0.00 40.00 518.53 1,296,884.53
Base 64.816300 0.00 40.00 518.53 1,296,884.53
05 Jul 2011 CANCEL BARCLAYS CAPITAL INC./LE USD/DTC
-20,000.000 1.000000 Local 64.816300 0.00 -40.00 -518.53 -1,296,884.53
Base 64.816300 0.00 -40.00 -518.53 -1,296,884.53
05 Jul 2011 BARCLAYS CAPITAL INC./LE USD/DTC
20,000.000 1.000000 Local 64.816300 0.00 40.00 0.00 1,296,366.00
Base 64.816300 0.00 40.00 0.00 1,296,366.00
05 Jul 2011 CANCEL BARCLAYS CAPITAL INC./LE USD/DTC
-20,000.000 1.000000 Local 64.816300 0.00 -40.00 0.00 -1,296,366.00
Base 64.816300 0.00 -40.00 0.00 -1,296,366.00
05 Jul 2011 08 Jul 2011 BARCLAYS CAPITAL INC./LE USD/DTC 0.04
20,000.000 1.000000 Local 64.816300 0.00 800.00 0.00 1,297,126.00
Base 64.816300 0.00 800.00 0.00 1,297,126.00

29472R108 Total
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20,000.000 Local 0.00 800.00 0.00 1,297,126.00
Base 0.00 800.00 0.00 1,297,126.00
345550107 FOREST CITY ENTERPRISES CL A COMMON STOCK USD.333 01 Jul 2011 SHUMATE &COMPANY INC USD/DTC 0.04
122,480.000 1.000000 Local 18.919100 0.00 4,899.20 926.88 2,323,037.45
Base 18.919100 0.00 4,899.20 926.88 2,323,037.45
01Jul 2011 CANCEL SHUMATE &COMPANY INC USD/DTC 0.04
-122,480.000 1.000000 Local 18.919100 0.00 -4,899.20 -926.88 -2,323,037.45
Base 18.919100 0.00 -4,899.20 -926.88 -2,323,037.45
01 Jul 2011 SHUMATE &COMPANY INC USD/DTC 0.04
122,480.000 1.000000 Local 18.927264 0.00 4,899.20 0.00 2,323,110.57
Base 18.927264 0.00 4,899.20 0.00 2,323,110.57
01Jul 2011 CANCEL SHUMATE &COMPANY INC USD/DTC 0.04
-122,480.000 1.000000 Local 18.927264 0.00 -4,899.20 0.00 -2,323,110.57
Base 18.927264 0.00 -4,899.20 0.00 -2,323,110.57
01 Jul 2011 07 Jul 2011 SHUMATE &COMPANY INC USD/DTC 0.04
122,480.000 1.000000 Local 18.919100 0.00 4,899.20 0.00 2,322,110.57
Base 18.919100 0.00 4,899.20 0.00 2,322,110.57
345550107 Total
122,480.000 Local 0.00 4,899.20 0.00 2,322,110.57
Base 0.00 4,899.20 0.00 2,322,110.57
42217K106 HEALTH CARE REIT INC REIT USD1. 05 Jul 2011 SHUMATE &COMPANY INC USD/DTC 0.04
15,000.000 1.000000 Local 52.742700 0.00 600.00 316.46 792,056.96
Base 52.742700 0.00 600.00 316.46 792,056.96
05 Jul 2011 CANCEL SHUMATE &COMPANY INC uUSD/DTC 0.04
-15,000.000 1.000000 Local 52.742700 0.00 -600.00 -316.46 -792,056.96
Base 52.742700 0.00 -600.00 -316.46 -792,056.96
05 Jul 2011 08 Jul 2011 SHUMATE &COMPANY INC USD/DTC 0.04
15,000.000 1.000000 Local 52.742700 0.00 600.00 0.00 791,740.50
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Base 52.742700 0.00 600.00 0.00 791,740.50
42217K106 Total
15,000.000 Local 0.00 600.00 0.00 791,740.50
Base 0.00 600.00 0.00 791,740.50
437306103 HOME PROPERTIES INC REIT USD.01 07 Jul 2011 HARDING/HALL, INC. uUSD/DTC 0.04
26,184.000 1.000000 Local 64.162100 0.00 1,047.36 672.01 1,681,739.80
Base 64.162100 0.00 1,047.36 672.01 1,681,739.80
07 Jul 2011 CANCEL HARDING/HALL, INC. uUSb/DTC 0.04
-26,184.000 1.000000 Local 64.162100 0.00 -1,047.36 -672.01 -1,681,739.80
Base 64.162100 0.00 -1,047.36 -672.01 -1,681,739.80
07 Jul 2011 12 Jul 2011 HARDING/HALL, INC. uUSD/DTC 0.04
26,184.000 1.000000 Local 64.162100 0.00 1,047.36 0.00 1,681,067.80
Base 64.162100 0.00 1,047.36 0.00 1,681,067.80
437306103 Total
26,184.000 Local 0.00 1,047.36 0.00 1,681,067.80
Base 0.00 1,047.36 0.00 1,681,067.80
45857P301 INTERCONTINENTAL HOTELS ADR ADR 05 Jul 2011 BARCLAYS CAPITAL INC./LE uUSb/DTC 0.04
40,000.000 1.000000 Local 21.165100 0.00 1,600.00 338.64 848,542.64
Base 21.165100 0.00 1,600.00 338.64 848,542.64
05 Jul 2011 CANCEL BARCLAYS CAPITAL INC./LE uUSD/DTC 0.04
-40,000.000 1.000000 Local 21.165100 0.00 -1,600.00 -338.64 -848,542.64
Base 21.165100 0.00 -1,600.00 -338.64 -848,542.64
07 Jul 2011 FOSTER & CO. EQUITIES(THRU BEAR STE uUSb/DTC 0.04
40,000.000 1.000000 Local 21.482800 0.00 1,600.00 343.72 861,255.72
Base 21.482800 0.00 1,600.00 343.72 861,255.72
07 Jul 2011 CANCEL FOSTER & CO. EQUITIES(THRU BEAR STE uUSD/DTC 0.04
-40,000.000 1.000000 Local 21.482800 0.00 -1,600.00 -343.72 -861,255.72
Base 21.482800 0.00 -1,600.00 -343.72 -861,255.72
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Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
05 Jul 2011 08 Jul 2011 BARCLAYS CAPITAL INC./LE USD/DTC 0.04
40,000.000 1.000000 Local 21.165100 0.00 1,600.00 0.00 848,204.00
Base 21.165100 0.00 1,600.00 0.00 848,204.00
07 Jul 2011 12 Jul 2011 FOSTER & CO. EQUITIES(THRU BEAR STE USD/DTC 0.04
40,000.000 1.000000 Local 21.482800 0.00 1,600.00 0.00 860,912.00
Base 21.482800 0.00 1,600.00 0.00 860,912.00
45857P301 Total
80,000.000 Local 0.00 3,200.00 0.00 1,709,116.00
Base 0.00 3,200.00 0.00 1,709,116.00
70159Q104 PARKWAY PROPERTIES INC REIT USD.001 05 Jul 2011 BARCLAYS CAPITAL INC./LE USD/DTC 0.04
25,000.000 1.000000 Local 17.078900 0.00 1,000.00 170.79 428,143.29
Base 17.078900 0.00 1,000.00 170.79 428,143.29
05 Jul 2011 CANCEL BARCLAYS CAPITAL INC./LE USD/DTC 0.04
-25,000.000 1.000000 Local 17.078900 0.00 -1,000.00 -170.79 -428,143.29
Base 17.078900 0.00 -1,000.00 -170.79 -428,143.29
05 Jul 2011 08 Jul 2011 BARCLAYS CAPITAL INC./LE USD/DTC 0.04
25,000.000 1.000000 Local 17.078900 0.00 1,000.00 0.00 427,972.50
Base 17.078900 0.00 1,000.00 0.00 427,972.50
70159Q104 Total
25,000.000 Local 0.00 1,000.00 0.00 427,972.50
Base 0.00 1,000.00 0.00 427,972.50
74340W103 PROLOGIS INC REIT USD.01 07 Jul 2011 BARCLAYS CAPITAL INC./LE USb/DTC 0.04
50,000.000 1.000000 Local 36.778200 0.00 2,000.00 735.56 1,841,645.56
Base 36.778200 0.00 2,000.00 735.56 1,841,645.56
07 Jul 2011 CANCEL BARCLAYS CAPITAL INC./LE USD/DTC 0.04
-50,000.000 1.000000 Local 36.778200 0.00 -2,000.00 -735.56 -1,841,645.56
Base 36.778200 0.00 -2,000.00 -735.56 -1,841,645.56
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Purchase Report by Report Date

July 1, 2011 to July 31, 2011

COMMON E GLOBAL REITS
NJ DIVISION OF INVESTMENT

FUND: NJDX

View Date: August 10, 2011

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
28 Jul 2011 OPEN BANK OF NEW YORK TELEBANK uUSb/DTC 0.04
25,000.000 1.000000 Local 34.939800 0.00 1,000.00 0.00 874,495.00
Base 34.939800 0.00 1,000.00 0.00 874,495.00
28 Jul 2011 OPEN BANK OF NEW YORK TELEBANK uUSD/DTC 0.04
10,000.000 1.000000 Local 35.592100 0.00 400.00 0.00 356,321.00
Base 35.592100 0.00 400.00 0.00 356,321.00
07 Jul 2011 12 Jul 2011 BARCLAYS CAPITAL INC./LE uUSb/DTC 0.04
50,000.000 1.000000 Local 36.778200 0.00 2,000.00 0.00 1,840,910.00
Base 36.778200 0.00 2,000.00 0.00 1,840,910.00
74340W103 Total
85,000.000 Local 0.00 3,400.00 0.00 3,071,726.00
Base 0.00 3,400.00 0.00 3,071,726.00
74460D109 PUBLIC STORAGE REIT USD.1 05 Jul 2011 SHUMATE &COMPANY INC USD/DTC 0.04
7,000.000 1.000000 Local 117.365500 0.00 280.00 328.62 822,167.12
Base 117.365500 0.00 280.00 328.62 822,167.12
05 Jul 2011 CANCEL SHUMATE &COMPANY INC USD/DTC 0.04
-7,000.000 1.000000 Local 117.365500 0.00 -280.00 -328.62 -822,167.12
Base 117.365500 0.00 -280.00 -328.62 -822,167.12
06 Jul 2011 SHUMATE &COMPANY INC USD/DTC 0.04
5,000.000 1.000000 Local 118.059000 0.00 200.00 236.12 590,731.12
Base 118.059000 0.00 200.00 236.12 590,731.12
06 Jul 2011 CANCEL SHUMATE &COMPANY INC USD/DTC 0.04
-5,000.000 1.000000 Local 118.059000 0.00 -200.00 -236.12 -590,731.12
Base 118.059000 0.00 -200.00 -236.12 -590,731.12
05 Jul 2011 08 Jul 2011 SHUMATE &COMPANY INC USD/DTC 0.04
7,000.000 1.000000 Local 117.365500 0.00 280.00 0.00 821,838.50
Base 117.365500 0.00 280.00 0.00 821,838.50
06 Jul 2011 11 Jul 2011 SHUMATE &COMPANY INC USD/DTC 0.04

Page 36

Books Closed

Prepared by State Street




Purchase Report by Report Date

COMMON E GLOBAL REITS
NJ DIVISION OF INVESTMENT

FUND:  NJDX STATE STREET.
July 1, 2011 to July 31, 2011 View Date: August 10, 2011
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face

5,000.000 1.000000 Local 118.059000 0.00 200.00 0.00 590,495.00
Base 118.059000 0.00 200.00 0.00 590,495.00

74460D109 Total
12,000.000 Local 0.00 480.00 0.00 1,412,333.50
Base 0.00 480.00 0.00 1,412,333.50
828806109 SIMON PROPERTY GROUP INC REIT USD.0001 05 Jul 2011 SHUMATE &COMPANY INC USD/DTC 0.04
7,000.000 1.000000 Local 118.773700 0.00 280.00 332.57 832,028.47
Base 118.773700 0.00 280.00 332.57 832,028.47
05 Jul 2011 CANCEL SHUMATE &COMPANY INC uUSb/DTC 0.04
-7,000.000 1.000000 Local 118.773700 0.00 -280.00 -332.57 -832,028.47
Base 118.773700 0.00 -280.00 -332.57 -832,028.47
08 Jul 2011 13 Jul 2011 FIRST AFFILIATED SEC. (C/O ML) MSTC USD/DTC 0.04
4,000.000 1.000000 Local 120.650900 0.00 160.00 0.00 482,763.60
Base 120.650900 0.00 160.00 0.00 482,763.60
27 Jul 2011 OPEN SHUMATE &COMPANY INC uUSb/DTC 0.04
5,000.000 1.000000 Local 121.708200 0.00 200.00 0.00 608,741.00
Base 121.708200 0.00 200.00 0.00 608,741.00
05 Jul 2011 08 Jul 2011 SHUMATE &COMPANY INC USD/DTC 0.04
7,000.000 1.000000 Local 118.773700 0.00 280.00 0.00 831,695.90
Base 118.773700 0.00 280.00 0.00 831,695.90

828806109 Total
16,000.000 Local 0.00 640.00 0.00 1,923,200.50
Base 0.00 640.00 0.00 1,923,200.50
84610H108 SOVRAN SELF STORAGE INC REIT USD.01 05 Jul 2011 BARCLAYS CAPITAL INC./LE USD/DTC 0.04
25,000.000 1.000000 Local 42.043800 0.00 1,000.00 420.44 1,052,515.43
Base 42.043800 0.00 1,000.00 420.44 1,052,515.43
05 Jul 2011 CANCEL BARCLAYS CAPITAL INC./LE USD/DTC 0.04
-25,000.000 1.000000 Local 42.043800 0.00 -1,000.00 -420.44 -1,052,515.43
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Purchase Report by Report Date

July 1, 2011 to July 31, 2011

COMMON E GLOBAL REITS
NJ DIVISION OF INVESTMENT

FUND: NJDX

View Date: August 10, 2011

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
Base 42.043800 0.00 -1,000.00 -420.44 -1,052,515.43
05 Jul 2011 08 Jul 2011 BARCLAYS CAPITAL INC./LE USD/DTC 0.04
25,000.000 1.000000 Local 42.043800 0.00 1,000.00 0.00 1,052,095.00
Base 42.043800 0.00 1,000.00 0.00 1,052,095.00
84610H108 Total
25,000.000 Local 0.00 1,000.00 0.00 1,052,095.00
Base 0.00 1,000.00 0.00 1,052,095.00
85590A401 STARWOOD HOTELS + RESORTS COMMON STOCK USD.01 14 Jul 2011 19 Jul 2011 JP MORGANSECURITIES LIMITED uUSb/DTC 0.04
25,000.000 1.000000 Local 55.527700 0.00 1,000.00 0.00 1,389,192.50
Base 55.527700 0.00 1,000.00 0.00 1,389,192.50
29 Jul 2011 OPEN J.P. MORGAN CLEARING CORP. uUSD/DTC 0.04
10,000.000 1.000000 Local 54.989600 0.00 400.00 0.00 550,296.00
Base 54.989600 0.00 400.00 0.00 550,296.00
85590A401 Total
35,000.000 Local 0.00 1,400.00 0.00 1,939,488.50
Base 0.00 1,400.00 0.00 1,939,488.50
875465106 TANGER FACTORY OUTLET CENTER REIT USD.01 05 Jul 2011 SHUMATE &COMPANY INC uUSb/DTC 0.04
30,000.000 1.000000 Local 27.999600 0.00 1,200.00 336.00 841,524.00
Base 27.999600 0.00 1,200.00 336.00 841,524.00
05 Jul 2011 CANCEL SHUMATE &COMPANY INC uUSD/DTC 0.04
-30,000.000 1.000000 Local 27.999600 0.00 -1,200.00 -336.00 -841,524.00
Base 27.999600 0.00 -1,200.00 -336.00 -841,524.00
05 Jul 2011 08 Jul 2011 SHUMATE &COMPANY INC uUSb/DTC 0.04
30,000.000 1.000000 Local 27.999600 0.00 1,200.00 0.00 841,188.00
Base 27.999600 0.00 1,200.00 0.00 841,188.00
875465106 Total
30,000.000 Local 0.00 1,200.00 0.00 841,188.00
Base 0.00 1,200.00 0.00 841,188.00
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Purchase Report by Report Date

July 1, 2011 to July 31, 2011

COMMON E GLOBAL REITS
NJ DIVISION OF INVESTMENT

FUND: NJDX

View Date: August 10, 2011

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
92276F100 VENTAS INC REIT USD.25 05 Jul 2011 SHUMATE &COMPANY INC USD/DTC 0.04
15,000.000 1.000000 Local 54.054700 0.00 600.00 324.33 811,744.83
Base 54.054700 0.00 600.00 324.33 811,744.83
05 Jul 2011 CANCEL SHUMATE &COMPANY INC uUSD/DTC 0.04
-15,000.000 1.000000 Local 54.054700 0.00 -600.00 -324.33 -811,744 .83
Base 54.054700 0.00 -600.00 -324.33 -811,744 .83
05 Jul 2011 08 Jul 2011 SHUMATE &COMPANY INC USD/DTC 0.04
15,000.000 1.000000 Local 54.054700 0.00 600.00 0.00 811,420.50
Base 54.054700 0.00 600.00 0.00 811,420.50
92276F100 Total
15,000.000 Local 0.00 600.00 0.00 811,420.50
Base 0.00 600.00 0.00 811,420.50
966084204 WHITESTONE REIT B REIT USD.001 29 Jul 2011 OPEN J.P. MORGAN CLEARING CORP. USD/DTC 0.04
50,000.000 1.000000 Local 12.639600 0.00 2,000.00 0.00 633,980.00
Base 12.639600 0.00 2,000.00 0.00 633,980.00
US DOLLAR Total
1,264,150.000 Local 0.00 49,066.00 0.00 36,401,134.37
Base 0.00 49,066.00 0.00 36,401,134.37
EQUITY Total
7,853,571.000
Base 0.00 70,648.29 9,436.64 55,112,277.93
PURCHASE Total
7,853,571.000
Base 0.00 70,648.29 9,436.64 55,112,277.93
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Purchase Report by Report Date COMMON E HEDGE FUNDS
NJ DIVISION OF INVESTMENT

FUND:  NJEF STATE STREET.

July 1, 2011 to July 31, 2011 View Date: August 10, 2011
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

EQUITY
US DOLLAR
981FJU905  WINTON FUTURES FUND LTD LIMITED PARTNERSHIP 28 Jul 2011 28 Jul 2011 CAPITAL CALL USD/OTH
25,000,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 25,000,000.00
Base 1.000000 0.00 0.00 0.00 25,000,000.00
ACIOOM5X9  THIRD POINT OFFSHORE FUND LTD ~ LIMITED PARTNERSHIP 29 Jul 2011 29 Jul 2011 CAPITAL CALL USD/BOS
25,000,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 25,000,000.00
Base 1.000000 0.00 0.00 0.00 25,000,000.00
ACIO0QOHO ~ RESERVOIR STRATEGIC PTRS FD LP  LIMITED PARTNERSHIP 01 Jul 2011 01 Jul 2011 CAPITAL CALL USD/BOS
45,000,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 45,000,000.00
Base 1.000000 0.00 0.00 0.00 45,000,000.00
ACI00QZ17 ~ CANYON BALANCED FD CAYMAN LTD LIMITED PARTNERSHIP 18 Jul 2011 CAPITAL CALL USD/BOS
1.000 1.000000 Local 1.000000 0.00 0.00 0.00 1.00
Base 1.000000 0.00 0.00 0.00 1.00
18 Jul 2011  CANCEL CAPITAL CALL USD/BOS
-1.000 1.000000 Local 1.000000 0.00 0.00 0.00 -1.00
Base 1.000000 0.00 0.00 0.00 -1.00
29 Jul 2011 29 Jul 2011 CAPITAL CALL USD/BOS
75,000,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 75,000,000.00
Base 1.000000 0.00 0.00 0.00 75,000,000.00
ACI00QZ17 Total
75,000,000.000 Local 0.00 0.00 0.00 75,000,000.00
Base 0.00 0.00 0.00 75,000,000.00

US DOLLAR Total
170,000,000.000 Local 0.00 0.00 0.00 170,000,000.00
Base 0.00 0.00 0.00 170,000,000.00
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Purchase Report by Report Date

July 1, 2011 to July 31, 2011

COMMON E HEDGE FUNDS
NJ DIVISION OF INVESTMENT

FUND: NJEF
View Date: August 10, 2011

STATE STREET,

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
EQUITY Total
170,000,000.000
Base 0.00 0.00 0.00 170,000,000.00
PURCHASE Total
170,000,000.000
Base 0.00 0.00 0.00 170,000,000.00
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Purchase Report by Report Date COMMON E COMMODITIES
NJ DIVISION OF INVESTMENT

FUND:  NJER STATE STREET.

July 1, 2011 to July 31, 2011 View Date: August 10, 2011
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

EQUITY
US DOLLAR
ACIOORMNT1 ASTENBECK COMMODITIES FD Il LP  LIMITED PARTNERSHIP 29 Jul 2011 29 Jul 2011 CAPITAL CALL USD/BOS
50,000,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 50,000,000.00
Base 1.000000 0.00 0.00 0.00 50,000,000.00

US DOLLAR Total

50,000,000.000 Local 0.00 0.00 0.00 50,000,000.00
Base 0.00 0.00 0.00 50,000,000.00
EQUITY Total
50,000,000.000
Base 0.00 0.00 0.00 50,000,000.00
PURCHASE Total
50,000,000.000
Base 0.00 0.00 0.00 50,000,000.00
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Purchase Report by Report Date

COMMON E PRIVATE EQUITY
NJ DIVISION OF INVESTMENT

Currency Summary FUND:  NJBE ST ATE STREET
July 1,2011 to July 31, 2011 View Date: August 10, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
EURO CURRENCY
UNITED STATES
EQUITY
8,936,366.000 Local 0.00 0.00 0.00 8,936,366.00
Base 0.00 0.00 0.00 12,568,998.77
TRADES: 2
CANCELS: 0
UNITED STATES Total
8,936,366.000 Local 0.00 0.00 0.00 8,936,366.00
Base 0.00 0.00 0.00 12,568,998.77
TRADES: 2
CANCELS: 0
EURO CURRENCY Total
8,936,366.000 Local 0.00 0.00 0.00 8,936,366.00
Base 0.00 0.00 0.00 12,568,998.77
TRADES: 2
CANCELS: 0
US DOLLAR
EQUITY
84,836,978.570 Local 0.00 0.00 0.00 84,836,978.57
Base 0.00 0.00 0.00 84,836,978.57
TRADES: 72
CANCELS: 0
US DOLLAR Total
84,836,978.570 Local 0.00 0.00 0.00 84,836,978.57
Base 0.00 0.00 0.00 84,836,978.57
TRADES: 72
CANCELS: 0
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Purchase Report by Report Date SIOMIOINTISIH N AN EISOI0INRS
NJ DIVISION OF INVESTMENT
Currency Summary FUND:  NJBE ST ATE STREET
July 1,2011 to July 31, 2011 View Date: August 10, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
PURCHASE Total e
93,773,344.570 Base 0.00 0.00 0.00 97,405,977.34
TRADES: 74
CANCELS: 0
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Purchase and Sales by Report Date

COMMON E PRIVATE EQUITY
NJ DIVISION OF INVESTMENT

Currency Summary FUND:  NJBE ST ATE STREET
July 1,2011 to July 31, 2011 View Date: August 10, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
US DOLLAR
EQUITY
50,374,673.490 Local 0.00 0.00 0.00 50,374,673.49
Base 0.00 0.00 0.00 50,374,673.49
TRADES: 12
CANCELS: 0
US DOLLAR Total
50,374,673.490 Local 0.00 0.00 0.00 50,374,673.49
Base 0.00 0.00 0.00 50,374,673.49
TRADES: 12
CANCELS: 0
PURCHASE Total
50,374,673.490 Base 0.00 0.00 0.00 50,374,673.49
TRADES: 12
CANCELS: 0
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Purchase and Sales by Report Date

Currency Summary

COMMON E REAL ESTATE
NJ DIVISION OF INVESTMENT

FUND:  NJBR STATE STREET.
July 1,2011 to July 31, 2011 View Date: August 10, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
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Purchase and Sales by Report Date COMDAOIN I R IR, ASSIANS QI /IAEDE
COMMON E REAL ASSETS EQTY/HEDG
Currency Summary FUND: NJDP ST ATFE STREET
July 1,2011 to July 31, 2011 View Date: August 10, 2011
Base Currency: USD - USD
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

FrEEEEE* No Activity for This Fund ********
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Purchase Report by Report Date

COMMON E REAL ASSETS ETF/HEDGE
NJ DIVISION OF INVESTMENT

Currency Summary FUND: NJDW ST ATE STREET
July 1,2011 to July 31, 2011 View Date: August 10, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
US DOLLAR
EQUITY
784,225.000 Local 0.00 7,842.25 0.00 39,946,512.52
Base 0.00 7,842.25 0.00 39,946,512.52
TRADES:
CANCELS:
OPTIONS BOUGHT
3,500.000 Local 0.00 5,000.00 0.00 593,500.00
Base 0.00 5,000.00 0.00 593,500.00
TRADES:
CANCELS:
OPTIONS EXPIRED_WRTS
1,000.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00
TRADES: 1
CANCELS: 0
US DOLLAR Total
788,725.000 Local 0.00 12,842.25 0.00 40,540,012.52
Base 0.00 12,842.25 0.00 40,540,012.52
TRADES: 7
CANCELS: 0
PURCHASE Total
788,725.000 Base 0.00 12,842.25 0.00 40,540,012.52
TRADES: 7
CANCELS: 0
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Currency Summary

Sales Report by Report Date

July 1, 2011 to July 31, 2011

COMMON E REAL ASSETS ETF/HEDGE

NJ DIVISION OF INVESTMENT
FUND: NJDW

August 10, 2011

View Date:

STATE STREET.

Base Currency: USD - US DOLLAR

Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
US DOLLAR
OPTIONS EXPIRED_BUYS
2,000.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00
TRADES: 1
CANCELS: 0
OPTIONS SOLD
500.000 Local 0.00 1,000.00 2.03 104,497.97
Base 0.00 1,000.00 2.03 104,497.97
TRADES: 1
CANCELS: 0
OPTIONS WRITTEN
3,000.000 Local 0.00 4,000.00 7.93 408,492.09
Base 0.00 4,000.00 7.93 408,492.09
TRADES:
CANCELS:
US DOLLAR Total
5,500.000 Local 0.00 5,000.00 9.96 512,990.06
Base 0.00 5,000.00 9.96 512,990.06
TRADES: 5
CANCELS: 0
SALES Total
5,500.000 Base 0.00 5,000.00 9.96 512,990.06
TRADES: 5
CANCELS: 0
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Purchase Report by Report Date

COMMON E GLOBAL REITS
NJ DIVISION OF INVESTMENT

Currency Summary FUND:  NJDX ST ATE STREET
July 1,2011 to July 31, 2011 View Date: August 10, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
AUSTRALIAN DOLLAR
EQUITY
1,250,000.000 Local 0.00 3,659.52 0.00 3,590,409.52
Base 0.00 3,927.93 0.00 3,865,534.67
TRADES: 5
CANCELS: 0
AUSTRALIAN DOLLAR Total
1,250,000.000 Local 0.00 3,659.52 0.00 3,590,409.52
Base 0.00 3,927.93 0.00 3,865,534.67
TRADES: 5
CANCELS: 0
HONG KONG DOLLAR
EQUITY
2,534,000.000 Local 0.00 43,121.46 59,577.91 55,263,987.96
Base 0.00 5,534.47 7,647.79 7,094,030.68
TRADES:
CANCELS:
HONG KONG DOLLAR Total
2,534,000.000 Local 0.00 43,121.46 59,577.91 55,263,987.96
Base 0.00 5,534.47 7,647.79 7,094,030.68
TRADES: 7
CANCELS: 0
JAPANESE YEN
EQUITY
180,421.000 Local 0.00 255,528.00 0.00 262,152,556.00
Base 0.00 3,175.47 0.00 3,268,636.47
TRADES: 2
CANCELS: 0
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Purchase Report by Report Date

COMMON E GLOBAL REITS
NJ DIVISION OF INVESTMENT

Currency Summary FUND:  NJDX ST ATE STREET
July 1,2011 to July 31, 2011 View Date: August 10, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
JAPANESE YEN Total
180,421.000 Local 0.00 255,528.00 0.00 262,152,556.00
Base 0.00 3,175.47 0.00 3,268,636.47
TRADES: 2
CANCELS: 0
SINGAPORE DOLLAR
EQUITY
2,625,000.000 Local 0.00 10,929.57 2,185.90 5,477,896.67
Base 0.00 8,944 .42 1,788.85 4,482,941.74
TRADES: 12
CANCELS: 0
SINGAPORE DOLLAR Total
2,625,000.000 Local 0.00 10,929.57 2,185.90 5,477,896.67
Base 0.00 8,944 .42 1,788.85 4,482,941.74
TRADES: 12
CANCELS: 0
US DOLLAR
EQUITY
1,264,150.000 Local 0.00 49,066.00 0.00 36,401,134.37
Base 0.00 49,066.00 0.00 36,401,134.37
TRADES: 70
CANCELS: 27
US DOLLAR Total
1,264,150.000 Local 0.00 49,066.00 0.00 36,401,134.37
Base 0.00 49,066.00 0.00 36,401,134.37
TRADES: 70
CANCELS: 27
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Purchase Report by Report Date COMIONIBEIEAIS-1E 138k
NJ DIVISION OF INVESTMENT

Currency Summa .
y Ty FUND:  NJDX STATE STREET.
July 1,2011 to July 31, 2011 View Date: August 10, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
PURCHASE Total
7,853,571.000 Base 0.00 70,648.29 9,436.64 55,112,277.93
TRADES: 96
CANCELS: 27
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Purchase Report by Report Date CRMMIONUBIEIHRCIZIAOIND
c S NJ DIVISION OF INVESTMENT
urrenc umima
y Ty FUND:  NJEF STATE STREET.
July 1,2011 to July 31, 2011 View Date: August 10, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
US DOLLAR
EQUITY
170,000,000.000 Local 0.00 0.00 0.00 170,000,000.00
Base 0.00 0.00 0.00 170,000,000.00
TRADES: 5
CANCELS:
US DOLLAR Total
170,000,000.000 Local 0.00 0.00 0.00 170,000,000.00
Base 0.00 0.00 0.00 170,000,000.00
TRADES: 5
CANCELS: 1
PURCHASE Total e
170,000,000.000 Base 0.00 0.00 0.00 170,000,000.00
TRADES: 5
CANCELS: 1

Page 53 Books Closed Prepared by State Street



Purchase and Sales by Report Date CRMMIONUBIEIHRCIZIAOIND
c S NJ DIVISION OF INVESTMENT
urrenc umima
y Ty FUND:  NJEF STATE STREET.
July 1,2011 to July 31, 2011 View Date: August 10, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
US DOLLAR
EQUITY
50,000,000.000 Local 0.00 0.00 0.00 50,000,000.00
Base 0.00 0.00 0.00 50,000,000.00
TRADES:
CANCELS: 0
US DOLLAR Total
50,000,000.000 Local 0.00 0.00 0.00 50,000,000.00
Base 0.00 0.00 0.00 50,000,000.00
TRADES:
CANCELS: 0
PURCHASE Total e
50,000,000.000 Base 0.00 0.00 0.00 50,000,000.00
TRADES:
CANCELS: 0
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STATE STREET.

Base Currency: USD - US DOLLAR
Shares/Par/Contracts

Units/Original Face

# of Trades

Interest

Commissions

Taxes/Fees/Other

Net Proceeds
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Purchase Report by Report Date SIOWINOINTISIH N/ ANEISOI0INRS
NJ DIVISION OF INVESTMENT
Fund Summary FUND:  NJBE STATE STREET.
July 1,2011 to July 31, 2011 View Date: August 10, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
EQUITY
93,773,344.570 Base 0.00 0.00 0.00 97,405,977.34
TRADES: 74
CANCELS: 0
CPURCHASE Total
93,773,344.570 Base 0.00 0.00 0.00 97,405,977.34
TRADES: 74
CANCELS: 0

Page 56 Books Closed Prepared by State Street



Purchase Report by Report Date CSOMIOINEIN SN SIS
NJ DIVISION OF INVESTMENT
Fund Summary FUND:  NJBR STATE STREET.
July 1,2011 to July 31, 2011 View Date: August 10, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
EQUITY
50,374,673.490 Base 0.00 0.00 0.00 50,374,673.49
TRADES: 12
CANCELS: 0
CPURCHASE Total
50,374,673.490 Base 0.00 0.00 0.00 50,374,673.49
TRADES: 12
CANCELS: 0
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STATE STREET.

Base Currency: USD - USD

Shares/Par/Contracts
Units/Original Face

# of Trades

Interest Commissions

Taxes/Fees/Other

Net Proceeds
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Purchase and Sales by Report Date COMDAOIN I R AL, ASSIBNS QI /IAEDE
COMMON E REAL ASSETS EQTY/HEDG
e L FUND:  NJDP STATE STREET.
July 1,2011 to July 31, 2011 View Date: August 10, 2011
Base Currency: USD - USD
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

FrEEEEE* No Activity for This Fund ********
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Purchase Report by Report Date

COMMON E REAL ASSETS ETF/HEDGE
NJ DIVISION OF INVESTMENT

Fund Summary FUND: N]DW ST AT‘E STREE‘T'
July 1,2011 to July 31, 2011 View Date: August 10, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
EQUITY
784,225.000 Base 0.00 7,842.25 0.00 39,946,512.52
TRADES: 2
CANCELS: 0
OPTIONS BOUGHT
3,500.000 Base 0.00 5,000.00 0.00 593,500.00
TRADES: 4
CANCELS: 0
OPTIONS EXPIRED_WRTS
1,000.000 Base 0.00 0.00 0.00 0.00
TRADES: 1
CANCELS: 0
PURCHASE Total
788,725.000 Base 0.00 12,842.25 0.00 40,540,012.52
TRADES: 7
CANCELS: 0
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Sales Report by Report Date

COMMON E REAL ASSETS ETF/HEDGE
NJ DIVISION OF INVESTMENT

Fund Summary FUND: N]DW ST AT‘E STREE‘T'
July 1,2011 to July 31, 2011 View Date: August 10, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
OPTIONS EXPIRED_BUYS
2,000.000 Base 0.00 0.00 0.00 0.00
TRADES: 1
CANCELS: 0
OPTIONS SOLD
500.000 Base 0.00 1,000.00 2.03 104,497.97
TRADES: 1
CANCELS: 0
OPTIONS WRITTEN
3,000.000 Base 0.00 4,000.00 7.93 408,492.09
TRADES: 3
CANCELS: 0
SALES Total
5,500.000 Base 0.00 5,000.00 9.96 512,990.06
TRADES: 5
CANCELS: 0
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Purchase Report by Report Date COMONISEIEI -5 13k
NJ DIVISION OF INVESTMENT
Fund Summary FUND:  NJDX STATE STREET.
July 1,2011 to July 31, 2011 View Date: August 10, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
EQUITY
7,853,571.000 Base 0.00 70,648.29 9,436.64 55,112,277.93
TRADES: 96
CANCELS: 27
CPURCHASE Total
7,853,571.000 Base 0.00 70,648.29 9,436.64 55,112,277.93
TRADES: 96
CANCELS: 27
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Purchase Report by Report Date SOLNMIONUBIEIHR CIE IO
NJ DIVISION OF INVESTMENT
Fund Summary FUND:  NJEF STATE STREET.
July 1,2011 to July 31, 2011 View Date: August 10, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
EQUITY
170,000,000.000 Base 0.00 0.00 0.00 170,000,000.00
TRADES: 5
CANCELS: 1
CPURCHASE Total
170,000,000.000 Base 0.00 0.00 0.00 170,000,000.00
TRADES: 5
CANCELS:
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Purchase Report by Report Date COMIMOINISEONIGIINZS
NJ DIVISION OF INVESTMENT
Fund Summary FUND:  NJER STATE STREET.
July 1,2011 to July 31, 2011 View Date: August 10, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
EQUITY
50,000,000.000 Base 0.00 0.00 0.00 50,000,000.00
TRADES: 1
CANCELS: 0
CPURCHASE Total
50,000,000.000 Base 0.00 0.00 0.00 50,000,000.00
TRADES: 1
CANCELS: 0
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